Abstract-This
With the fast growth of our country's economy, it has become a hot topic within financial mathematics to analyze finance-derived products. To take an example of stock market, the investors are always willing to have a good grip of the trends of stock quotations so as to obtain as much repay as possible. Therefore, evaluation and forecasting on stock market has become the subject that many scholars are interested in and study. At present, there are various methods of evaluation and forecasting on stock market. For example, the paper [1] made the time series fuzzy, then evaluated and forecasted Taiwan weighted stock index, which provided us with a new thinking way. This study explored further on analyzing and forecasting fuzzy time series of stock market based on the results of the paper [1] .
Ⅱ.EVALUATION AND FORECASTING BY USING THE MAXIMUM SUBORDINATION DEGREE-WEIGHED AVERAGE METHOD
Many scholars used the maximum subordination degree method and subordination degree-weighted average method to evaluate and forecast. They usually adopted the following 5 steps:
Step1: Construct fuzzy sets of universe of discourse, that is, confirm the intervals containing time series;
Step 2: Make the materials fuzzy, divide the intervals into many subintervals ) , ( Step 3: Compute the relative matrixes, and confirm fuzzy subordination degree;
Step 4: Construct the appropriate pattern of fuzzy time series;
Step 5: Evaluate and forecast on the basis of the computed pattern of the fuzzy time series. The study made a simple analysis of the two methods (it still used Taiwan weighted stock index of on April 6, 1999).
1) The maximum Subordination degree method.
The value was -18 after making the relative data a We can see that there were some disadvantages for using the maximum subordination degree method and subordination degree-weighted average method to evaluate and forecast as far as the ordered subdivision class of attribute space was 
x μ is called an attribute measure space. We can see that the MSE of the maximum subordination m degree method was larger than that of subordination degree-weighted average method and that of degree of confidence recognition method, and its forecasting accuracy ratio was not higher than that of the other two. In general, we believed that degree of confidence recognition method was better than the other two.
Moving average method has the largest MSE among these three methods, but the accuracy ratios were all 41%; moving average method was the simplest method. Therefore, moving average method was a considerable choice for forecasting weighted stock price index.
Of course, so far there still has not any universal method of evaluation and forecasting on time series. However, how to choose a method in reality depends on the integrated analysis and investment of specific circumstances. 
